On the maximum of a diffusion process in a drifted Brownian environment KIYOSHI KAWAZU AND HIROSHI TANAKA 1. Introduction In this paper we investigate asymptotic behavior of the tail of the distribution of the maximum of a diffusion process in a drifted Brownian environment. This problem is a diffusion analogue of the Afanas'ev problem ([l] ). Our result is naturally compatible with that of Afanas'ev [1] . Let E R,P} be a Brownian environment, namely, let ~W(t), t > 0, P} and W(-t), t > 0, P} be independent Brownian motions in one-dimension with W(0) = 0.
We consider a diffusion process X(t, W) defined In deriving the fifth equality in the above we used the formula of Cameron-Martin-MaruyamaGirsanov; the last equality was derived by using W(t) as in the case of the first equality.
From the fifth equality of (2.1) we obtain the following lemma.
LEMMA I . For To proceed to the proof of (iii) we put f(a, z)
Using first the CMMG formula and then Yor provided that e > 4 is small enough. Thus (2.14) is proved.
We can now complete the proof of (iii) as follows. From Thus the assertion (iii) follows from (2.15).
